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效时间模型分析了我国深沪两市 A 股制造公司的信用风险问题， 后发现该模
型能很好地预测上市公司的生存时间。 
 























Nonparametric bayesian approach combines the Bayesian method and the 
nonparametric method. It uses a nonparametric Dirichlet process as priors instead of 
a fully parametric distribution, and MCMC procedures for the posterior distributions 
to get more robust results. In recent years, the generalized linear models based on 
nonparametric bayesian approach is a hot subject of research, because this method 
allows for the full utilization of the flexibility of generalized linear models. 
From the papers concerned, the development of the nonparametric bayesian 
approach starts late, especially in application, therefore a lot of work need to be 
furthered. This thesis uses this approach for several generalized linear models and 
apply it to solve difficult problems in social, economic, educational, medical and so 
on, so as to widen the applications in these fields. It has important theoretical 
significances and practical values. 
The main work done and contributions can be concluded as follows: 
Firstly, in the research aspects of the model: we divide the types of response 
variables in the generalized linear model into three situations, such as continuous, 
discrete and censored outcomes, so we have to consider separately the linear mixed 
model, the mixed Logit model and the accelerated failure time model for 
interval-censored data. Through this perspective of the generalized linear model for 
studies, we can fully understand the nature of the characteristics of each model. 
Secondly, in the methods of the study: in the past these three types of models' 
estimation are based on traditional methods. With the development of Bayesian 
methods, it is increasingly used in generalized linear models to estimate, but it is 
hard to determine the parameters of the prior distributions accurately. If we choose 
the improper priors, then the posterior is improper too. This thesis uses the recent 
nonparametric bayesian approach, it not only overcomes the likelihood function in 
the need for high-dimensional integration of the traditional methods' defect, but also 















Thirdly, in the contents and applications of the study: we introduce the 
nonparametric Bayesian estimation for the purpose of making posterior inferences 
with real data in the field of social economy, so we can understand the method more 
deeply. And the empirical results based on the real datas provide some useful 
enlightenments.  
In chapter3, for the purpose of reflecting the intergenerational income gap 
between urban and rural areas, the cross-term variables urban/rural and incomes are 
used as the random effects based of a linear mixed model. And we find the 
intergenerational income elasticity is higher in urban than in rural. In chapter4, we 
investigate the determinants of outpatient health care providers choice in rural in the 
mixed logit model. Firstly, we impute the missing prices for each of the provider 
independently. Then we find people would prefer to choose the cheaper provider, 
and the providers' unobserved characters (reputation, quality, service, distance) also 
influence people's choice. In chapter5, we use the accelerated failure model for the 
interval-censored data to study the credit risk analysis of Chinese Listing 
Manufactural Companies traded in Shanghai and Shenzhen A shares market. And we 
find that this model can perfectly forecast their survival time. 
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